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22-may-19  PEPO100OTG99  LTP22MAY19 06-mar-19
194un-19  PEPO1000T?O7  LTPI9JUNIO - 218 - - - - 99,76 - - - 246 - 03-abr-19 24 0,10 0,10 0,10 2,90
17419 PEPOI000T71S  LTPI7JUL1S - 238 - - - - 99,57 - - g 247 - 17-abr-19 75 018 017 018 291
2l-ago-19  PEPOL000T723  LTP21AGO19 - 159 - - - - 99,33 - - - 2,48 - 08-may-19 1 028 027 0,28 292
18-sep19  PEPOI000T73L  LTPIBSEP1O - 149 - - - o 99,13 - - g 2,50 - 27-mar-19 2 035 034 035 294
16-0ct19  PEPO1000T749  LTP160CTI - 121 - - - - 98,94 - - - 251 - 24-abr-19 33 043 042 043 295
20n0v-19  PEPO1000T?S6  LTP20NOVIO - 60 - - - o 98,69 - - g 253 7 06-feb-19 1 053 051 053 2,97
04ic19  PEPOL000T?64  LTPO4DIC1O - 29 - - - - 98,59 - - - 254 - 20-mar-19 9 057 055 057 2,98
22.ene20  PEPOL000T772  LTP22ENE20 - 123 - - - o 98,24 - - g 255 - 08-may-19 48 070 0,69 0,70 301
104eb20  PEPOL00OT?E0  LTPISFEB20 - 30 - - - - 98,04 - - - 257 - 13-mar-19 23 0,78 0,76 0,78 3,03
18-mar20  PEPOL00OT?98  LTPIBMAR20 - 84 - - - o 97,84 - - g 2,58 - 10-abr-19 14 086 084 086 3,05
15-abr20  PEP0I000TE06  LTPISABR20 - 54 - - - - 97,63 - - - 259 5 24-abr-19 33 094 091 094 308
12ag020 PEPOI000CY33  SBI2AGO20 19,71 644 7,840 - - g 106,30 - - g 2,62 - 09-may-19 20 121 118 124 211
12.sep-23  PEPOI00OCANZ  SB12SEP23 8,90 5887 5,200 10419 104,30 104,22 104,27 411 4,08 410 4,09 5 14-may-19 130 397 381 4,33 5,09
12:ago-24 PEPOI0OOC4W4  SBI2AGOR4 14,33 11393 5,700 10608 106,13 106,13 106,16 437 4,36 436 435 13 14-may-19 320 4,64 4,45 524 529
12-ago-26  PEPOI000COJ9  SBI2AGO26 20,61 12515 8,200 12049 12052 120,52 120,45 4,80 4,80 4,80 481 56 14-may-19 1840 5,76 550 7,24 567
12-ago-28  PEPO1000CSDI  SBI2AGO28 15,96 14471 6,350 10872 10876 108,64 108,69 514 514 515 514 24 14-may-19 64,0 7,24 6,88 9,24 596
124eb20  PEPOI0OOCSFG  SBI2FEB29E 1493 13577 5,940 105,58 105,56 519 519 102 14may-19 4248 7,60 7,23 9,74 6,01
12-ago-31 PEPOI000CGT  SBI2AGOSL 1747 14292 6,950 11225 112,30 112,30 112,35 555 5,55 555 554 9 14-may-19 615 8,67 822 12,24 619
12-ag0-32 PEPOIOOOCSES  SBI2AGO32 1546 13382 6,150 104,98 105,03 104,94 105,01 561 5,60 561 5,60 27 14-may-19 770 936 8,86 13,24 6,27
12.ago-37 PEPOI000C2Z1  SBI2AGOS7 1735 12583 6,900 11058 110,64 110,58 110,62 59 594 594 594 17 14-may-19 58,1 11,03 10,41 18,24 6,46
12feb42  PEPOL00OCAL7  SBI2FEB42 17,22 4443 6,850 - - - 109,80 - - - 605 - 08-may-19 10,0 12,31 11,61 2274 654
12feb55  PEP01000C4S2  SBI2FEBSS 16,88 2272 6714 - - - 108,92 - - - 6,10 - 29-abr-19 10,0 14,68 1383 3574 664
130ct24  PEPOIOOOCTEO  SB130CT24 850 1323 6,84% + VAC - - - 125,31 - - - 188 - 05-mar-18 50 477 4,68 541 3,09
124eb30  PEPOI000C4US  SBI2FEB30 8,05 87 2,89%+VAC - - - 106,54 - - - 2,18 - 05-mar-18 50 945 925 10,74 346
3lene35 PEPOIOOOCVES — SB3IENE3S 3075 1359  7,39% + VAC - - - 162,07 - - - 254 - 14-ene-19 51,0 1097 10,70 15,71 357
124eb-40  PEPOI00OCAVE  SBI2FEB40 876 258 3,14%+VAC - - - 107,48 - - - 265 - 14-ene-19 80,0 15,74 15,33 2074 367
12-ago-46  PEPOI00OCISS  SBI2AGO46 13,68 615  383% +VAC - - - 120,37 - - - 2,74 - 24-may-18 15,0 18,24 17,75 27,24 3,77
12-eb54  PEPOLODOCATO  SBI2FEBS4 9,12 434 3,26%+VAC - - - 113,28 - - - 2,66 - 03-feb-17 10 22,07 21,50 34,74 387
Bonos
Bonos Saldo vigente Cupén Precio diferencial Vida media
Millones dolares % Diario compra/venta (Pb) ] afios
Per( Global 25 US715638AS19 1793 7350 124,71 0,00 -0,09 034 295 0 0 54 24 28 505 031 6,28
Peri Global 26 XS$1315181708 €1100 2750 112,49 010 029 055 083 2 5 123 1 2 6,16 0,46 6,81
Peri Global 27 US715638BUS5 1250 4125 107,99 0,06 0,10 030 303 1 1 37 2 2 6,25 057 739
Per( Global 30 XS1373156618 €1000 3750 122,65 003 0,08 0,67 147 0 El 156 o 2 898 1,00 10,87
Peri Global 33 US715638AP79 2188 8750 15503  -0,06 042 052 3,79 0 2 13 1 6 9,29 1,16 14,74
Peri Global 37 US715638AU64 1165 6550 133,97 015 0,14 042 389 1 1 123 2 4 11,47 1,61 18,09
Per( Global 50 US715638BM30 2545 5625 127,80 0,07 0,36 041 4,05 0 2 121 1 3 16,23 390 31,98
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Key Indicators s/ UsD Relative evolution of some Latin American currencies sa/uso
o Base: January 03, 2011= 2,795 Soles/US 150
Indicators Period Latest Indicators Today Sherge) ——PERU —BRAZIL — COLOMBIA —CHILE - --MEXICO
(bps) a eeKly 00 PN 70
GDP (monthly, yoy % ch.) 5 Y . 050 Ju/v\v W W -
CPI Inflation (yoy % ch.) . 500 ™\ i ™
Core Inflation (yoy % ch.) Mar-19 256 2,39 " “'\/\«\,ﬁjxww . m PN .
s A
Target Inflation (yoy % ch.) May-10 2,00 2,00 13 R .
Unemployment (%) Mar-19 820 760 |SP/BVL PERU GEN 20021 -3,22% . s
Trade Balance (US$ Millions) 57 SP/BVL LIMA 25 26 122 ! -3,95% ‘m‘:,.w‘,,\/ T N
Monetary Policy rate (%) . i Volatility of sovereign bond (10 years) - Daily o0
Volatilty of sovereign bond (10 years)- Anuualized 6,39% =
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° et eighte el eighted | Operations average yield
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22-may-19  PEPOLOOOTES0  LTP22MAY1S 06-mar-19
19jun19  PEPOIOOTTO7  LTPISIUNI® 218 - - - - 99,76 - - 246 - 03-abr-19 2 010 010 010 2,90
17419 PEPOI00OT7IS  LTPI7IUL1S 238 - - - - 99,57 - - 247 - 17-abr-19 75 018 017 018 291
21.ago19  PEPOIOOTT23  LTP2IAGO19 150 - - - - 99,33 - - 248 - 08-may-19 1 028 027 028 292
18sep19  PEPOIOOOT73L  LTPISSEP1S 149 - - - - 9913 - - 250 - 27-mar-19 2 035 034 035 2,94
160019 PEPOIOOTT49  LTPI6OCTIO 121 - - - - 9894 - - 251 - 24-abr-19 33 043 042 043 2,95
20n0/19  PEPOI00OT?S6  LTP20NOVIO 60 - - - - 98,69 - - 253 7 06-feb-19 1 053 051 053 2,97
04dic19  PEPOIOOOTT64  LTPOADICIO 29 - - - - 98,59 - - 254 - 20-mar-19 9 057 055 057 2,98
22ene20  PEPOIOOOTT72  LTP22ENE20 123 - - - - 98,24 - - 255 - 08-may-19 48 0,70 069 0,70 301
19eb20  PEPOIOOOTTE0  LTPIOFEB20 30 - - - - 98,04 - - 257 - 13-mar-19 23 078 076 078 303
18mar20  PEPOLOOT7SB  LTPIBMARZ20 8 - - - - 97,84 - - 258 - 10-abr-19 a7 086 084 086 305
15ab20  PEPO100TBOS  LTPISABR20 54 - - - - 97,63 - - 2,59 5 24-abr-19 33 094 091 094 3,08
12ag020  PEPOI00OCYS3  SBI2AGO20 1971 644 7,840 - - - 106,30 - 09-may-19 20 121 118 124 211
12-sep-23  PEPO1000CAN3 SB12SEP23 8,90 5887 5,200 104,19 104,30 104,22 104,27 4,08 4,10 4,09 5 14-may-19 130 397 381 433 5,09
12-ago-24  PEP01000C4W4 SB12AGO24 14,33 11393 5,700 106,08 106,13 106,13 106,16 4,36 4,36
12-ago-26  PEP01000C0J9 SB12AGO26 20,61 12515 8,200 120,49 120,52 120,52 120,45 4,80 4,80

13 14-may-19 32,0 4,64 4,45 524 529
56 14-may-19 184,0 576 5,50 724 5,67

12-ago-28  PEP01000CSD1 SB12AGO28 15,96 14471 6,350 108,72 108,76 108,64 108,69 514 515 24 14-may-19 64,0 7.24 6,88 9,24 5,96
121eb29  PEPOIO0OCSF6  SBIZFEB29E 14,93 13577 5940 105,58 105,56 519 102 14-maylo 4248 7,60 7,23 974 601
12-ago-31  PEP0L000CAGT SB12AGO3L 17,47 14292 6,950 112,25 112,30 112,30 112,35 5,55 555 5,55 9 14-may-19 615 8,67 822 12,24 6,19
12-ago-32  PEPO1000CSE9 SB12AGO32 15,46 13382 6,150 104,98 105,03 104,94 105,01 561 5,60 561 27 14-may-19 770 9,36 886 13,24 6,27
12-ago-37  PEP01000C2Z1 SB12AGO37 17,35 12553 6,900 110,58 110,64 110,58 110,62 594 594 594 17 14-may-19 58,1 11,03 1041 18,24 6,46
12feb-42  PEPOI000CAL?  SBI2FEB42 17,22 4443 6,850 - - - 109,80 - - - 08-may-19 100 1231 11,61 2274 654
12feb-55  PEP01000CAS2  SBI2FEBSS 16,88 2212 6714 - - = 108 - - - - 29-abr-19 100 14,68 1383 3574 664
13.0ct24  PEPOI00OCTBY  SB130CT24 8,50 1323 6,84% + VAC - - - 12531 - - - - 05-mar-18 50 477 4,68 541 3,09
124eb-30  PEPOI00OC4US  SBI2FEB30 8,05 87 2,89%+VAC - - - 106,54 - - = - 05-mar-18 50 945 925 1074 346
3lene35 PEPOIOOOCVSS  SBIIENE3S 3075 1359 7,39% + VAC - - - 162,07 - - - - 14-ene-19 510 10,97 10,70 1571 357
12feb-40  PEP01000CAV6  SBI2FEBAO 8,76 258 3,14%+VAC - - - 107.48 - - - - 14-ene-19 800 15,74 1533 20,74 367
12-ag0-46  PEPOI00OCISS  SBI2AGO46 13,68 615 3,83% + VAC - - - 120,37 - - - - 24-may-18 150 18,24 17,75 2724 3,77
12-feb-54  PEP01000CATO  SBI2FEBS4 9,12 434 3,26%+VAC - - ° 113,28 - - ° 2,66 = 03-feb-17 10 22,07 21,50 34,74 3,87

Global Bonds

Bonds ISIN Outstanding Millions USD Coupon Price e Yield
Per( Global 25 US715638AS19 1793 7,350 12471 Y Y 295
Pert Global 26 XS1315181708 €1100 2,750 112,49 010 029 083 2 5 123 1 2 6,16 046 681
Per( Global 27 US715638BUS5 1250 4,125 107,99 0,06 -0,10 0.30 3,0 -1 1 37 -2 2 6,25 057 7,39
Pert Global 30 XS1373156618 €1000 3,750 122,65 003 008 067 147 0 1 156 0 2 898 1,00 10,87
Per( Global 33 US715638AP79 2188 8,750 155,03 -0,06 0,42 0,52 379 0 2 13 -1 6 9,29 116 1474
Pert Global 37 UST715638AU64 1165 6,550 13397 015 014 042 389 1 1 123 2 4 1147 161 18,09
Per( Global 50 US715638BM30 2545 5,625 127,80 0,07 -0,36 041 4,05 0 2 121 -1 3 16,23 3,90 31,98
" Rendimientos de los Bonos Soberanos en Soles w | w Peruvian Global yields w
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. . rhmws Index composition (%)

Sovereign nominal bond index 0,39 04 ; 0,00 532 10,54 13,15 1371 0,00 12,36 14,06 12,29 12,10
> Change (bps) Index composition (%)
Index Value Annual yield %
T 30024 127630 E T27eb-40 12.Aug46 | 12-Feb54
Sovereign real bond index 223 01 0.9 192 -0,02 02 037 28,50 211 38.30 631 1322 11,20
Peruvian Sovereign Bond Index Annuat Yield
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(Base december 30, 2004 = 100) % Peruvian Bonds *
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MM USD Central Bank: Intervention in foreign exchange market Soles 1USD
500,00
—=Dolars Bought =Dollrs Sold —Exchange Rate
500,00 10May-19  OMay-19  BMay-1d  TMay-19  6May-10
Purchases 416
400,00 Sales 705
300,00 14-May-19 13May-19 10May-19  OMay-19  BMay-1d  TMay-19  6May-10
200,00 Pacted 110 110 282 204 165 12 215
g Redemption 34 34 246 42 28 220
100,00 Forware
14-May-19 13:May-19 10May-19  OMay-19  BMay-10  7May-19  6May-19
000 1 L 250 Pacted 210 210 394 428 344 156 307
204016 9Augl6  17Nowls  2rFebd7  7dind7  15Sepll  26Decd?  SApLS 16018 240018 1Febdd  14Maydd
Redemption 37 37 394 360 201 278 173
* Iflatiorirked bonds, adjusted Outstanding [ B owe [ [

Sources: MEF, BCRP, BLOOMBERG, DATATEC.

* Last Trade 130 pm
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